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FORM SE.
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Mortgage Pass-Through Certificates, Series 2004-23

NY! 5599740v2



Countrywide

SECURITIES CORPORATION

A Countrywide Capital Markets Company

Detailed Report
CWMBS 2004-23

$501,447,590 ARM Rate Mortgage Loans

Summary of Loans in Statistical Calculation Pool Range
(As of Calculation Date)
Total Number of Loans 1,266
Total Qutstanding Balance $501,447,590
Average Loan Balance $396,088 $18,320 to $4,300,000
WA Mortgage Rate 1.835% 1.250% to 5.125%
WA Mortgage Rate Net LPM! 1.824% 1.125% to 4.750%
Net WAC 1.440% 0.741% to 4.366%
ARM Characteristics

WA Gross Margin 2.470% 1.300% to 3.725%

WA Months to First Roll 1 1t03

WA First Periodic Cap 0.000% 0.000% to 0.000%

WA Subsequent Periodic Cap 0.000% 0.000% to 0.000%

WA Lifetime Cap 9.952% 9.950% to 11.200%

WA Lifetime Floor 2.407% 1.250% to 3.725%
WA Original Term (months) 360 360 to 360
WA Remaining Term (months) 360 241 to 360
WA Age (months) 0 0 to 119
WALTV 71.24% 17.55% to 95.00%
WAFICO 708
WA Maximum Negative Amortization 115.00%
Secured by (% of pool) 1st Liens 100.00%

2nd Liens 0.00%
Prepayment Penalty at Loan Orig (% of all loans) 20.29%
Top & States Top 5 Prop Doc Types Purpose Codes Occ Codes Orig PP Term

CA 53.50% | SFR 60.11%| REDUCED  65.56% | PUR 47.54% | 0O 78.02% | 0 79.71%
FL 8.37% | PUD 25.14%| FULUALT 34.44% | RCO 32.37% | NV 14.31% | 36 11.25%
NV 5.34% { CND 8.24% RNC 20.10% | 2H 7.67% ] 60 9.04%
(Vo] 4.80% | 24U 4.25%
™ 3.02% | CNDP 2.26%

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in

this communication and will be superseded by the information set forth in the final offering materiais.
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SECU RITIES CORPORATION CWMBS 2004-23

A Countrywide Capital Markes Company

ate Mortgage Loans

o

$501,447,590 ARM R
L : o Descriptic
CURRENT #OF %OF  AVERAGE GROSS REMG,

i

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM
LIBIM_1M $387,317,942 982 77.24 $394,417 1.769 360 707 M5
LIBIM_3M $114,129,649 284 22.76 $401,865 2.061 360 712 70.4
r $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2 ]

CURRENT #OF % OF AVERAGE

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC
$0.01 - $50,000.00 $349,040 9 0.07 $38,782 1.607 360 704 64.3
$50,000.01 - $100,000.00 $5,778.941 68 1.15 $684,984 1722 360 704 74.1
$100,000.01 - $150,000.00 $18,017,615 140 3.59 $128,697 1.814 358 708 729
$150,000.01 - $200,000.00 $28,588,478 162 5.70 $176,472 1.778 360 702 73.8
$200,000.01 - $250,000.00 $38,903,330 171 7.76 $227,505 1.715 89 707 73.2
$250,000.01 - $300,000.00 $40,040,401 146 7.98 $274,249 1.591 360 704 729
$300,000.01 - $350,000.00 $34,565,133 106 6.89 $326,086 1.619 360 700 76.0
$350,000.01 - $400,000.00 $35,839,196 95 7.15 $377,255 1.649 360 703 75.6
$400,000.01 - $450,000.00 $26,873,604 63 5.36 $426,565 1.580 360 705 75.3
$450,000.01 - $500,000.00 $29,996,625 63 5.98 $476,137 1.604 360 708 75.9
$500,000.01 - $550,000.00 $18,771,533 36 3.74 $521,431 1.417 360 705 74.6
$550,000.01 - $600,000.00 $19,021,360 33 .79 $576,405 1.657 360 700 771
$600,000.01 - $650,000.00 $19,687,430 3 3.93 $635,078 1.622 360 701 71.6
$650,000.01 - $700,000.00 $6,817,667 10 1.36 $681,767 1.714 360 723 735
$700,000.01 - $750,000.00 $10,142,393 14 2.02 $724,457 1.580 360 718 723
$750,000.01 - $1,000,000.00 $58,734,117 €5 nn $903,602 1.575 360 705 70.1
$1,000,000.01 - $1,500,000.00 $26,973,417 21 5.38 $1,284,448 1.704 360 712 66.1
$1,500,000.01 - $2,000,000.00 $16,171,250 9 322 $1,796,808 2.320 360 713 62.9
> $2,000,000.00 $66,176,060 24 13.20 $2,757,336 3.024 359 725 60.7
l_ $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2 ]

ging . :

CURRENT #OF % OF AVERAGE GROSS REMG, ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
$0.01 - $50,000.00 $349,040 9 0.07 $38,782 1.607 360 704 64.3
$50,000.01 - $100,000.00 $5,778,941 68 1.15 $84,984 1.722 360 704 74.1
$100,000.01 - $150,000.00 $17,893,143 139 3.57 $128,728 1.797 359 708 72.9
$150,000.01 - $200,000.00 $28,712,950 163 5.73 $176,153 1.789 359 702 73.8
$200,000.01 - $250,000.00 $39,153,588 172 7.81 $227,637 1.728 359 - 708 73.2
$250,000.01 - $300,000.00 $40,091,092 146 8.00 $274,597 1.600 360 704 72.8
$300,000.01 - $350,000.00 $34,264,183 105 6.83 $326,326 1.582 360 700 76.0
$350,000.01 - $400,000.00 $36,242,034 96 7.23 $377,521 1.675 360 703 75.6
$400,000.01 - $450,000.00 $26,470,766 62 5.28 $426,948 1.553 360 705 75.3
$450,000.01 - $500,000.00 $29,996,625 83 5.98 $476,137 1.604 360 708 75.8
$500,000.01 - $550,000.00 $18,771,533 36 3.74 $521,431 1.417 360 705 746

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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Detailed Report

CWMBS 2004-23
A Countrywide Capital Markists Company

$501,447,590 ARM Rate Mortgage Loans
L Or .
CURRENT #0OF % OF AVERAGE GROSS REMG.

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO
$550,000.01 - $600,000.00 $19,021,360 33 3.78 $576,405 1.857 360 700 771
$600,000.01 - $650,000.00 $20,339,597 32 4.06 $635,612 1.601 360 703 717
$650,000.01 - $700,000.00 $6,165,500 2 1.23 $685,056 1.472 360 716 73.4
$700,000.01 - $750,000.00 $10,142,393 14 2.02 $724,457 1.580 360 718 72.3
$750,000.01 - $800,000.00 $11,654,000 15 232 $776,933 1.351 360 718 77.5
$800,000.01 - $850,000.00 $5,851,442 7 117 $835,920 1.908 360 698 70.9
$850,000.01 - $900,000.00 $3,480,900 4 0.69 $870,225 1.438 360 718 72.0
$800,000.01 - $950,000.00 $12,983,310 14 2.59 $927,379 1.541 360 698 73.2
$850,060.01 - $7,000,000.00 $25,765,181 26 5.14 $990,968 1.722 360 699 64.0 <
$1,000,000.01 - $1,050,000.00  $1,031,928 1 0.21 $1,031,928 4.000 358 660 77.6
$1,050,000.01 - $1,100,000.00  $2,179,250 2 0.43 $1,089,625 1.499 360 695 66.9
$1,100,000.01 - $1,150,000.00  $2,244,500 2 0.45 $1,122,250 1.250 360 720 67.5
$1,150,000.01 - $1,200,000.00  $1,200,000 1 0.24 $1,200,000 1.250 360 693 60.0
$1,200,000.01 - $1,250,000.00  $3,692,000 3 0.74 $1,230,667 1.545 360 735 67.1
$1,250,000.01 - $1,300,000.00  $3,895,000 3 0.78 $1,298,333 1.250 360 696 741
$1,300,000.01 - $1,350,000.00  $1,347,500 1 0.27 $1,347,500 1.750 360 727 70.0
$1,350,000.01 - $1,400,000.00  $1,404,667 1 0.28 $1,404,667 4.000 359 712 54.9
$1,450,000.01 - $1,500,000.00  $8,977,857 6 1.79 $1,496,309 1.334 360 731 64.0
$1,550,000.01 - $1,600,000.00  $1,600,000 1 0.32 $1,600,000 2.250 360 728 54.2
$1,650,000.01 - $1,700,000.00  $5,038,750 3 1.00 $1,679,583 2.081 360 703 67.1
$1,700,000.01 - $1,750,000.00  $1,710,000 1 0.34 $1,710,000 2.250 360 686 59.0
$1,850,000.01 - $1,900,000.00  $1,860,000 1 0.37 $1,860,000 2.250 360 678 62.0
$1,950,000.01 - $2,000,000.00  $5,962,500 3 -1.19 $1,987,500 2.584 360 736 63.2
> $2,000,000.00 $66,176,060 24 13.20 $2,757,336 3.024 359 725 60.7

$501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2 —l

GROSS
WAC

ORIG
LTV

REMG.
TERM

CURRENT
BALANCE

# OF % OF
LOANS TOTAL

AVERAGE
BALANCE

FICO

DESCRIPTION

AK $485,377 2 0.10 $242,688 3.147 359 702 87.1
AL $3,736,450 15 0.75 $249,097 1.628 360 731 72.8
AR $237,405 1 0.05 $237,405 2.250 360 652 95.0
AZ $4,331,500 24 0.86 $206,262 1.579 360 717 76.0
CA $268,295,507 546 §3.50 $491,384 1.833 360 707 70.0
co $24,049,973 68 4.80 $353,676 1.988 360 708 73.1
cT $2,437,030 5 0.49 $487,406 2,637 360 744 68.1
DE $242,500 1 0.05 $242,500 1.750 360 684 60.3
FL $41955610 135 8.37 $310,782 1.610 360 718 735
GA $1,600,155 8 0.32 $200,018 1.807 360 681 81.5
HI $9,411,879 13 1.88 $723,991 2219 380 723 70.4
1A $131,500 1 0.03 $131,500 1.250 360 678 79.7
1D $1,099,440 8 0.22 $137,430 1.570 380 690 78.1
L $9,011,845 27 1.80 $333,772 1.755 360 696 71.6
IN $2,464,020 7 0.49 $352,003 1.672 360 719 74.2

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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W countWide Detailed Report

SECURITIES CORPORATION CWMBS 2004-23

A Countrywide Capital Markets Company

$501,447,590 ARM Rate Mortgage Loans

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
KS $2,132,000 2 043 $1,066,000 2.679 360 696 61.3
KY $1,477.228 9 0.29 $164,136 1.797 360 687 75.2
LA $1,113,830 5 0.22 $222,766 1.616 360 665 713
MA $10,911,623 24 2.18 $454,651 2.078 359 718 70.0
MD $6,593,995 23 1.31 $286,695 2.183 359 719 73.9
Mi §1,366,280 6 0.27 $227,713 1.411 360 724 78.1
MN $1,401,273 6 0.28 $233,546 1.473 360 715 74.5
MO $549,320 4 0.11 $137,330 1.524 360 695 78.3
NC $7,131,918 25 1.42 $285,277 -1.364 360 689 62.7 .
NH $1,922,200 3 0.38 $640,733 1.406 360 731 73.3
NJ $11,649,960 31 2.32 $375,805 2413 360 710 72,5
NM $429,770 3 0.09 $143,257 1.908 360 655 69.3
NV $26,795,094 82 5.34 $326,769 1.858 360 704 719
NY $6,991,724 20 1.39 $349,586 1.712 360 712 736
OH $1,471,284 7 0.29 $210,183 1.323 360 668 77.0
OK $769,799 6 0.15 $128,300 1.657 360 653 80.9
OR $2,166,970 10 0.43 $216,697 1.423 360 744 79.1
PA $2,171,898 8 043 $271,487 1.581 360 730 778
RI $§752,213 3 0.1 $250,738 2.309 360 716 75.6
sC $4,426,864 9 0.88 $491,874 1.924 359 7N 68.2
™ $1,229,400 8 0.25 $136,600 1.859 360 733 75.6
™ $15,166,723 37 3.02 $409,911 1.947 360 705 69.9
ut $3,273,888 11 0.65 $207,626 2.005 360 670 77.8
VA $11,071,773 28 2.21 $395,420 1.574 360 720 70.3
WA $6,352,968 22 1.27 $288,771 1.645 357 683 7741
wi $2,498,652 14 0.50 $178,475 1.660 360 685 81.5
wv $138,750 1 0.03 $138,750 1.250 360 704 75.0

r $501,447,590 1,266 100.00 $396,088 1.835 360 708 7.2

55

CURRENT AVERAGE GROSS REMG.

DESCRIPTION BALANCE BALANCE WAC TERM
0.01 - 50.00 $29,250,655 n 5.83 $411,981 .2101 359 729 44.1
50.01 - 55.00 $22,421,755 42 4.47 $533,851 1.938 360 709 52.7
5§5.01 - 60.00 $43,259,634 56 8.63 $772,493 426 359 719 58.7
60.01 - 65.00 $55,099,987 78 10.99 $706,410 2176 359 718 63.7
65.01 - 70.00 $47,814,655 122 9.54 $391,923 1.865 360 713 68.9
70.01 - 75.00 $78,423,627 184 15.64 $426,215 1.746 360 . 707 73.9
75.01 - 80.00 $208,936,511 642 41.67 $325,446 1.520 360 703 79.6
80.01 - 85.00 $807,350 § 0.16 $161,470 2.607 360 631 84.5
85.01 - 80.00 $7,443,652 30 1.48 $248,122 2.713 360 666 89.6
90.01 - 95.00 $7,969,864 36 1.59 $221,941 3.091 360 664 94.5
r $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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Countrywide

SECURITIES CORPORATION

A Countrywide Capital Markets. Company

Detailed Report
CWMBS 2004-23

$501,447,590 ARM

Rate Mortgage Loans

T

CURRENT #OF GROSS REMG.

DESCRIPTION BALANCE LOANS BALANCE WAC TERM
< 3.000 $449,603,451 1,177 89.66 $381,991 1.585 380 708 71.6
3.000 - 3.499 $4,068,093 16 0.81 $254,256 3.362 360 671 93.6
3.500 - 3.999 $7,763,612 14 1.556 $554,544 3.761 356 687 67.1
4.000 - 4.499 $38,972,443 55 .77 $708,590 4.097 357 716 65.9
4.500 - 4.999 $659,322 3 0.13 $219,774 4.624 359 679 64.4
5.000 - 5.499 $380,669 1 0.08 $380,669 5.125 359 630 95.0
[7 $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
SFR $301,423,507 702 60.11 $429,378 1.889 359 707 70.3
PUD $126,058,596 302 25.14 $417,413 1.786 360 705 718
CND $41,301,982 154 8.24 $268,195 1.652 360 720 744
24U $21,326,378 73 4.25 $292,142 1.781 360 723 72.9
CNDP $11,337,127 35 2.26 $323,918 1.703 360 712 741

$501,447,590 1,266 100.00 $396,088 1.835 360 708 7.2 ]

GROSS

CURRENT #OF % OF AVERAGE REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV
PUR $238,378,705 605 47.54 $394,014 1.830 360 712 751
RCO $162,296,299 399 32.37 $406,758 1.799 360 708 66.9
RNC $100,772,586 262 20.10 $384,628 1.906 359 700 69.0
[ $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2

CURRENT

GROSS REMG.
DESCRIPTION BALANCE BALANCE WAC TERM FICO
00 $391,214,578 884 78.02 $442,550 1.809 360 705 71.3
INV $71,771,907 294 14.31 $244,122 1.864 360 717 7.6
2H $38,461,105 88 7.67 $437,058 2.053 360 724 70.4
[ $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
241 - 300 $485,801 3 0.10 $161,934 4.031 241 595 80.0

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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SECURITIES CORPORATION - CWMBS 2004-23
A Countrywide Capital Markets Company

$501,447,590 ARM Rate Mortgage Loans

, ) hedule
CURRENT #OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV
301 - 360 $500,961,789 1,263 99.80 $396,644 1.833 360 708 71.2
| $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2

: &4 e Tl
CURRENT % OF GROSS REMG. ORIG
DESCRIPTION BALANCE TOTAL BALANCE WAC TERM FICO LTV
REDUCED $328,759,827 692 65.56 $475,086 1.863 360 714 69.2
FULUALT $172,687,763 574 34.44 $300,850 1.782 360 697 75.1
r $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2 J

i

CURRENT AVERAGE GROSS REMG.

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Unknown $312,000 1 0.06 $312,000 1.250 360 80.0
> 820 $375,500 2 0.07 $187,750 1.410 360 827 659
801 - 820 $3,415,731 18 0.68 $189,763 1.562 360 807 737
781 - 6800 $24,075,923 63 4.80 $382,158 1.809 360 788 68.3
761-780 $50,507.438 114 10.07 $443,048 1.805 360 769 67.4
741 -760 $64,113,964 146 12,79 $439,137 1.875 360 751 69.1
721 - 740 $63,303,570 134 12.62 $472,415 2107 38 731 69.3
701 -720 $67,231,512 174 13.41 $366,388 1.845 360 711 719
681 - 700 $76,955,999 185 15.35 $415,978 1.790 360 690 7.5
661 - 680 $68,088,911 169 13.58 $402,893 1.635 360 671 728
641 - 660 $46,147,710 141 9.20 $327,289 1.754 360 652 - 75.1
621 - 640 $24,123,319 86 4.81 $280,504 1.808 360 632 77.9
601 - 620 $9,778,826 25 1.95 $391,153 1.922 358 614 714
561 - 600 $864,929 5 0.17 $172,986 3.473 309 591 80.2
541 - 560 $2,152,258 3 0.43 $717.419 2.959 357 556 71.6
[ $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2 I

CURRENT % OF AVERAGE GROSS REMG.
DESCRIPTION BALANCE TOTAL BALANCE WAC TERM

Q $399,685,007 952 79.71 $419,837 1.801 360 708 70.9
36 $56,410,088 203 11.25 $277,882 2.285 359 704 731
60 $45,352,496 111 8.04 $408,581 1.574 360 711 722
r $501,447,590 1,266 100.00 $396,088 1.835 360 708 7.2

Recipients must read the information contained in the attached statement, Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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SECURITIES CORPORATION CWMBS 2004-23

A Countrywide Capital Markets Company

$501,447,590 ARM Rate Mortgage Loans

CURRENT % OF AVERAGE GROSS . ORIG

DESCRIPTION BALANCE TOTAL BALANCE WAC A FICO LTV
> 80% LTV, with M $16,240,866 71 100.00 $228,745 2.894 360 684 91.8
$16,240,866 7 100.00 $228,745 2.894 360 664 91.8

CURRENT % OF AVERAGE GROSS REMG. QRIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1-6 $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2
L $501,447,590 1,266 100.00 $396,088 1.835 360 708 7.2

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1.001 - 2.000 $23,212,805 41 463 $566,166 1.973 360 724 67.6
2.001 - 3.000 $459,459,203 1,162 91.63 $395,404 1810 380 708 713
3.001 - 4.000 $18,775,583 63 3.74 $298,025 2287 360 693 75.6
L $501,447,590 1,266 100.00 $396,088 1.835 360 708 7.2 J

CURRENT % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
9.001 - 10.000 $499,946,089 1,257 99.70 $397,730 1.833 360 708 71.2
10.001 - 11.000 $1,201,501 8 0.24 $150,188 2.883 312 680 76.1
11.001 - 12,000 $300,000 1 0.06 $300,000 1.250 360 681 76.9
[ $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2 J

i

CURRENT AVERAGE GROSS

DESCRIPTION BALANCE BALANCE WAC

10/04 $398,593,931 989 79.49 $403,027 1.809 360 708 71.2
11/04 $5,433,984 15 1.08 $362,266 1.930 359 697 740
12/04 $97,419.675 262 19.43 $371,831 1.938 360 711 7.5
L $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2

CURRENT #OF % OF GROSS REMG.
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account repr ive for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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CURRENT
BALANCE

# OF
LOANS

% OF
TOTAL

BALANCE

$501,447,590 ARM Rate Mortgage Loans

1 $387,317,942 982 77.24 $394,417 1.769 360 707 71.5
3 $114,129649 284 22,76 $401,865 2.061 360 712 70.4
r $501,447,590 1,266 100.00 $396,088 1.835 360 708 7.2 —l

CURRENT % OF AVERAGE
DESCRIPTION BALANCE TOTAL BALANCE
1.001 - 2.000 $27,424,932 64 547 $428,515 1.903 360 716 69.0
2.001 - 3.000 $468,077,159 1,179 93.35 $397,012 1.813 360 708 711
3.001 - 4.000 $5,945,499 23 1.19 $268,500 3.264 360 674 91.1
$501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2 —l

ORIG

CURRENT #OF % OF AVERAGE GROSS REMG.
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
0.000 $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2
r $501,447,590 1,266 100.00 $396,088 1.835 360 708 .2 7

AVERAGE

CURRENT % OF
BALANCE TOTAL  BALANCE

0.000 $501,447,590 1,266 100,00 $396,088 /0 708 T2

I $501,447,500 1,266  100.00 $396,088 60 708 71.2 7

GROSS

CURRENT #OF % OF AVERAGE REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

110 $485,801 3 0.10 $161,934 4.031 241 595 80.0

115 $500,961,789 1,263 99.90 $396,644 1.833 360 708 7.2
, $501,447,590 1,266 100.00 $396,088 1.835 360 708 71.2 j

Recipients must read the information con

d in the attached stat.

t. Do not use or rely on this information if you have not received or reviewed

the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in

this communication and will be superseded by the information set forth in the final offering materials.
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